The new abbreviation QLE will become quite soon as common as are, e.g., the classical MLE and LSE. There are several and serious reasons for that. If you want to know why, you can read this review but do not miss the chance to read the book under review.
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There are non-standard and non-trivial but important statistical inference problems for probability distributions or for stochastic processes, which are not tractable by using the classical methods such as MLE or LSE. Due to works of V.P. Godambe 
